Errata for FIX Specification version 4.3

September 20, 2002

Purpose:

This document contains a list of minor adjustments to the FIX 4.3 Specification document due to typographical errors or ambiguities.  The nature and scope of these adjustments do not introduce new functionality, additional fields, new values for existing fields, or new messages.  All of the items specified in this document will be incorporated in the next release of the FIX Protocol.  The list of items has been reviewed and approved by the FIX Technical Committee and Steering Committees.  Implementers of FIX version 4.3 should refer to this document in conjunction with the FIX 4.3 Specification document to ensure the most consistent implementation and clearest understanding of the FIX protocol.

Outstanding Issues:

Issues with the FIX 4.3 Specification which have not been addressed by the combination of the FIX 4.3 Specification document or this Errata document, should be brought forward via the FIX web site (http://www.fixprotocol.org) discussion pages.  It is the responsibility of the FIX Technical Committee to see that outstanding issues are addressed.  The FIX Technical Committee is co-chaired by Scott Atwell, American Century (scott_atwell@americancentury.com) and Dean Kauffman, Trade Web (dean.kauffman@tradeweb.com).

Proposed Changes document:

A separate Proposed Changes document will be maintained by the FIX Technical Committee which contains the current list of anticipated changes to the protocol.  This document addresses adjustments that introduce new functionality, additional fields, new values for existing fields, new messages, etc.  It can be found on the FIX web site (http://www.fixprotocol.org).

Minor Adjustments to the Protocol Specification Document:

Adjustment Date
Section
Item /

 Adjustment

20020828
Volume 4

New Order - Single Message Definition
[E20020104_1] New Order Single Message - tag number typographical error Price2(tag 640)

Changed the Price2 (tag 640) to the proper tag number in the New Order - Single Message Definition.

20020828
Volume 4

Order Modification Request Message Definition


[E20020107_1]OrderModificationRequest Message - tag number typographical error Price2(tag 640)
Changed the Price2 (tag 640) to the proper tag number in the Order Modification Request Message Definition.

20020828
Volume 5

Trade Capture Report Request

Message Definition
[E20020107_2] TradeCaptureReportRequest Message - tag number typographical error Side(tag 54)
Change the Side (tag 54) to the proper tag number in the Trade Capture Report Request message definition.

20020828
Volume 4

Execution Report Message Definition
[E20020107_3] ExecutionReport Message - tag number typographical error LastForwardPoints2(tag 641)
Change the LastForwardPoints2(tag 641) to the proper tag number in the Execution Report Message Definition

20020828
Volume 1

Glossary


[E20020114_1] Glossary: Limit and Limit or Better definition errors

Modified the glossary entries for Limit and Limit Order to specify buying at or below and selling at or above the limit price.

20020904
Volume 6

Data Dictionary

FIXML DTD


[E20020201_1] Warrant improperly placed within municipals for SecurityType (Tag# 167)

Bloomberg product types were used as the basis for Fixed Income Security Types used in FIX because the CFI codes were not sufficient to represent and route messages for Fixed Income products. Bloomberg lists "WAR" under Municipal Bonds by Bloomberg. The Warrant under municipal bonds should be considered as a warrant on a municipal as specified by Bloomberg, even though that may not make the most sense from a finance perspective. The Warrant type that is listed as a stand-alone security type should be treated similar to the Futures and Options Security types. All three of these types (futures, options, and warrants) should now be represented using CFI codes.

Revised documentation for SecurityType to explain change between FIX 4.2 and FIX 4.3.

20020904
FIXML DTD
[E20020201_2] Product (tag #460) has typographical error (extra space) in DataType attribute in the FIXML DTD.

Removed extra space from the end of the DataType attribute.

attlist Product DataType='int ' (trailing space intended) rather than 'int'.

20020828
FIXML DTD
[E20020201_3] UnderlyingProduct(tag #462) has typographical error (extra space) in DataType attribute in the FIXML DTD.

Removed extra space from the end of the DataType attribute.

attlist UnderlyingProduct DataType='int ' (trailing space intended) rather than 'int'.

20020904
FIXML DTD
[E20020201_4] MassCancelResponse(tag# 531) has a discrepancy between number of values and the SDValues in the FIXML DTD.
For MassCancelResponse the number of possible values does not match the number of possible SDValues.

The " CxlRequestRejected" SDValue was added to correspond to value "0".

<!ELEMENT MassCancelResponse EMPTY>
<!ATTLIST MassCancelResponse


FIXTag CDATA #FIXED "531"


DataType CDATA #FIXED "char"


Value (0 | 1 | 2 | 3 | 4 | 5 | 6 | 7) #REQUIRED


SDValue (CxlRequestRejected|CxlOrdersSecurity | CxlOrdersUnderlyingSecurity | CxlOrdersProduct | CxlOrdersCFICode | CxlOrdersSecurityType | CxlOrdersTrdSession | CxlAllOrders) #IMPLIED

>

20020904
FIXML DTD
[E20020201_5] TradeCondition is missing SDValues for Values P, Q, R in the FIXML DTD
Added SDValues for values P, Q, R. Revised SDValues for Value 'E' from "Opening" to "OpeningTrade" to explicitly differentiate between that and the SDValue for "R" - OpeningPrice.

<!ELEMENT TradeCondition EMPTY>
<!ATTLIST TradeCondition


FIXTag CDATA #FIXED "277"


DataType CDATA #FIXED "char"


Value (A | B | C | D | E | F | G | H | I | J | K | L | M | N | P | Q | R) #REQUIRED


SDValue (CashMkt | AvgPx | CashTrade | NextDay | OpeningTrade| Instaday | Rule127 | Rule155 | SoldLast | NextDay | Opened | Seller | Sold | Stopped|ImbalanceMoreBuyers|ImbalanceMoreSellers|OpeningPrice) #IMPLIED

>

20020828
Volume 2

Session Protocol
[E20020208_1] Session Level Description Clarification
Provided definitions for FIX Connection and FIX Session.

20020828
Volume 4

CrossOrderModification and CrossOrderCancel Message Definitions

FIXML DTD
[E20020221_1] Field OrigClOrdID is required in repeating block for CrossOrderModification and CrossOrderCancel messages

Changed OrigClOrdID in the repeating block to “Y” required.

Modified CrossModSideGroup and CrossCxlSideGroup entities in the FIXML DTD to make OrigClOrdID required in the FIXML DTD.

20020828
Volume 4

Cross Order Modification and Cross Order Cancel Message Definitions
[E20020221_2] Wording for description of OrigCrossID

Reworded description of the OrigCrossID based upon the data dictionary entry.

20020828
Volume 4

Cross
[E20020221_3] Problem with Cross Order Change Matrix for Cross Type 1.

The message received should be Cross Cancel and the final state of OrdStatus should be Cancelled. move to separate item

20020828
Volume 4
[E20020221_4] A typo in New Order - Multileg. In Component block <Instrument> mistakenly indicatesSecurityType should ="MULTILEG", it should be "MLEG"
Changed occurrences of "MULTILEG" to "MLEG"

20020828
Volume 4

Multileg Orders
[E20020221_5] FIX 4.3 How to cancel a multileg order?

Modified the section on multileg orders to include reference to use the Order Cancel Request message to cancel a Multileg Order. Also added a section on the use of Execution Reports to report order status for Multileg orders.

20020828
Volume 5

Trade Capture Reports

FIXML DTD
[E20020222_2] Tag occurs twice in Trade Capture Report in FIX 4.3

Removed the SettlmntTyp and FutSettDate fields from the "Sides" repeating group.

Removed Settlement? element from the TrdRepSideGroup entity in the FIXML DTD.

20020828
Volume 5

Allocation - List Trading

Volume 6

Data Dictionary

FIXML DTD
[E20020225_1] Remove WaveNo from Allocation - List Trading : re: WaveNo (Tag 105)

Removed WaveNo (tag #105) from the Allocation message. Added strikethrough to WaveNo entry in the data dictionary in Volume 6 to indicate the field has been removed from the specification.

Removed WaveNo element from the AllocOrderGroup entity. Removed the WaveNo element.

20020828
Volume 2

Session Protocol
[E20020225_2] General Q/A : re: msgSeqNum missing

Added documentation for messages that do not contain the MsgSeqNum( tag #37). The session should be terminated by the recipient of the invalid message.

20020828
Volume 7

Listed Futures and Options
[E20020227_1] Product Specific clarification regarding negative quantities and prices

Defined price fields that can be negative when trading multileg derivatives, such as options strategies.

20020828
FIXML DTD
[E20020305_1] Attribute DataType for CrossID (Tag#548) mistyped in the FIXML DTD, missing beginning "D".

Corrected the misspelled "ataType" to "DataType".

<!ELEMENT CrossID (#PCDATA)>
<!ATTLIST CrossID


FIXTag CDATA #FIXED "548"


DataType CDATA #FIXED "String"

>

20020828
Volume 4

List Cancel Request
[E20020327_2]: List Cancel Request processing

 “The List Status message type is used by the recipient of the List Cancel Request to communicate the status of the List Cancel Request.” comment was added to List Cancel Request description.

“This message may also be used to respond to the List Cancel Request.” comment was added to List Status description.

20020828
Volume 4

Execution Report
[E20020401_1] NoLegs (tag 555) should be optional on Execution Report

Corrected NoLegs(tag# 555) to be optional on Execution Report.

20020828
Volume 2

Session Level Test Cases
[E20020426_1] Additional session level test  case needed to demonstrate prohibition in lowering sequence number using a Reset.
Added step "e" to Test Case #10 (resend request)to show that NewSeqNum must be higher than MsgSeqNum on a reset. This request should be rejected. Noted change in Volume 2 list of session level tests.

20020828
Volume 4

Order Matrix
[E20020503_1] Cancel Reject: OrderStatus for an unknown order

Added order matrix #7A to demonstrate cancel reject for an unknown order.

20020828
Volume 6

Data Dictionary
[E20020509_1] Errata Datatypes not provided for fields  HopCompID(tag # 628), HopSendingTime(tag# 629), HopRefID(tag# 630), FIX 4.3 spec

Added appropriate datatypes for the following fields:

628 HopCompID String

629 HopSendingTime Time

630 HopRefID MsgSeqenceNumber

20020828
Volume 3

Derivative Security List

FIXML DTD
[E20020514_1] Difference in "Derivative Security List" message's definition in FIX and FIXML

Modified FIXML DTD to include a new group to properly model message.

20020828
Volume 6

Appendix B
[E20020604_1] MIC Code - Add IntercontinentalExchange, Inc.

Added MIC Code for Intercontinental Exchange. Updated entry in MIC table. Added value "48" to represent the Intercontinental Exchange in pre- FIX 4.3 versions of the specificaiton.

20020828
Volume 4
[E20020718_1] Error in order matrix

Corrected error in the order state matrix #24, Unsolicited replacement of a part-filled order, line 4.  The LeavesQty was changed to 11,000.

20020829
Volume 2

Data Dictionary
E200208222_1] Provide specific documentation for intended use of LastMsgSeqNumProcessed in header

The LastMsgSeqNumProcessed description was amended to clarify that the purpose of this field is to report backlogs of messages that have been received by the FIX engine, but are queued waiting to be delivered to a downstream order system or trading system.

20020829
Volume 7

Futures and Options
[E20020826_1] "Multileg" specified in Futures and Options - CFICode mapping section of Volume 7 instead of "MLEG".

Revised mapping table, changing MULTILEG to MLEG.

20020829
Volume 3

FIXML DTD
[E20020826_2] SecurityList FIXML DTD has error in repeating group

Added new XML group to support proper nesting in SecurityList message.

20020829
Volume 2
[E20020829_1] The meaning of "Multiple Physical Connections in the opening paragraph on the session level is ambiguous

Revise opening paragraph to clear up ambiguity about the use of "Multiple Physical Connections" to clearly denote that these are not simultaneous, but instead are sequential sessions.

20020829
Volume 2
[E20020829_2] Add explicit indication that a sequence reset back to by both parties 1 begins a new FIX Session.

Added a line to description of the session level to explicitly state that a FIX Session begins with both parties starting at MsgSeqNum = 1.

20020829
Volume 3

Market Data Request
[E20020829_3] Trading Session Ids are optional for market data, yet the NumInGroup fied, NoTradingSessionIDs is marked required - this is inconsistent

Changed NoTradingSessionIDs from required to not required for Market Data Request

20020829
Volume 4

Program/Basket/List Trading
[E20020829_4] "Industrails" and "Pharmacetical" misspellings Scenario 3 under Program/Basket/List Trading

Corrected spelling

20020829
Volume 4

Crossing Orders
[E20020829_5] Scenario 1: The OrigCrossID is missing in cross order scenarios on the Pending Cancel and Cancel state transitions.

Corrected scenario by adding OrigCrossID to the Pending Cancel and cancel states.

20020829
Volume 4

Crossing Orders
[20020829_6] Scenario 2: The OrigCrossID is missing in cross order replace scenario.
Corrected scenario by adding OrigCrossID to the Pending Replace and Replaced states.

20020903
Volume 6

Market / Exchange Identifiers
[E20020829_7] MIC values updated to current list from ISO

The MIC table was updated to reflect the current MIC table from the ISO as of Spring 2002. This included adding Intercontinental Exchange.

20020903
Volume 6

Market / Exchange Identifier
[E20020903_1] Added Securities Futures Exchanges

Added FIX codes for OneChicago (50) and NQLX (49).

20020909
FIXML DTD
[E20020909_1] Price2(tag 640) missing from OrderContent entity in FIXML DTD

Added Price2 to OrderContent.

20020909
FIXML DTD
[E20020909_2] AllocOrderContent - removed WaveNo element from FIXML DTD

Removed WaveNo element from AllocOrderContent entity and the DTD

20020919
Volume 5


[E20020919_1] Spelling error in “Meesaging” should be “Messaging”

Corrected spelling
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